I. Introduction. A modified midpoint rule for the approximate calculation of weighted integrals /* p(x)f(x)dx, where p(x) ^ 0 is the weight function, has been recently proposed by Jagermann [1] . Although this formula reduces to the common midpoint rule in the particular case p(x) = 1, in the general case of arbitrary weight functions the error does not vanish for all polynomials a 4-ßx. The purpose of this paper is to generalize the midpoint rule such that the formula is exact for polynomials of first degree and arbitrary weight function p(x) 2: 0.
In view of practical calculations, the repeated midpoint rule is very useful because of its simplicity and small round-off error. Moreover, an error estimation does not require higher derivatives whose bounds are often not easy to obtain. For a comparison of the repeated midpoint rule to both Gaussian quadratures and "best" quadratures we refer to Stroud and Secrest [2] . 
